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A B C D
3,564,146.69 76,279,310.32 4,876.54 55.44
3,564,146.69 76,279,310.32 4,876.54 55.44
681,195,974.65/16,901,604,489.96 1,162,171.56 11,297.91
1
2
3.2
3.2.1
A
0.5205% 0.0016% 0.3418% 0.0000% 0.1787% 0.0016%
1.0507% 0.0015% 0.6886% 0.0000% 0.3621% 0.0015%
2.0948% 0.0023% 1.3819% 0.0000% 0.7129% 0.0023%
6.3663% 0.0026% 4.1955% 0.0000% 2.1708% 0.0026%
11.4749% 0.0024% 7.0913% 0.0000% 4 .3836% 0.0024%
18.0113% 0.0031% 9.4049% 0.0000% 8.6064% 0.0031%
B
0.5556% 0.0016% 0.3418% 0.0000% 0.2138% 0.0016%
1.1216% 0.0015% 0.6886% 0.0000% 0.4330% 0.0015%
2.2382% 0.0023% 1.3819% 0.0000% 0.8563% 0.0023%
6.8153% 0.0026% 4.1955% 0.0000% 2.6198% 0.0026%
12.2597% 0.0024% 7.0913% 0.0000% 5.1684% 0.0024%
17.4885% 0.0032% 9.4049% 0.0000% 8.0836% 0.0032%
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0.4931% 0.0016% 0.3418% 0.0000% 0.1513% 0.0016%
0.9955% 0.0015% 0.6886% 0.0000% 0.3069Y% 0.0015%
1.7723% 0.0024% 1.2300% 0.0000% 0.5423% 0.0024%
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2.3% 30Y MLF
2024
4.5
2024 3 31 A
B 0.5556% C 0.4956% D
0.4931% 0.3418%
4.6
5.1
%
1 11,011,220,532.02 58.82
11,011,220,532.02 58.82
2 3,494,395,168.11 18.67
3 4,210,289,513.44 22.49
4 5,322,090.81 0.03
5 18,721,227,304.38 100.00
5.2
%
1 - 4.76
2 1,130,709,492.12 6.43
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20%
20%
5.3
5.3.1
69
75
54
120
120
5.3.2
% %
1 30 39.90 6.43
397
2 [30 —60 12.14 -
397
3 60 —90 16.65 -
397
4 90 —120 23.79 -
397
5 [120 —397 13.55 -
397
106.02 6.43
5.4 240
240
5.5
%
1,562,425,179.29 8.89
1,224,090,172.98 6.96
534,612,291.36 3.04
5 866,823,175.58 4.93
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6 112,822,256.77 0.64
7 7,934,537,629.02 45.12
8 - -
9 11,011,220,532.02 62.62
397
10 - -
5.6
%
1 190208 19 08 3,000,0001308,812,356.66 1.76
2 200405 20 05 3,000,0001307,270,416.85 1.75
24
3 112419073 3,000,000298,842,849.04 1.70
CD073
23
4 112309120 3,000,000298,233,680.90 1.70
CD120
23
5 112305163 3,000,000298,219,941.87 1.70
CD163
24
6 112403002 3,000,0001298,192,445.70 1.70
CD002
21
7 2128015 2,100,0001215,909,972.60 1.23
23
8 112370013 2,000,000[199,526,727.16 1.13
CD126
24
9 112419082 2,000,000/199,188,977.21 1.13
CD082
23
10 112304020 2,000,000/198,732,100.03 1.13
CD020
5-7“ n [ n
0.25 -0.5% -
0.0523%
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0.25%
0.25%
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5.8
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A D
730,526,582.49 9,942,137,610.85 1,107,871.01 11,241.91
379,157,506.65 17,424,426,667.77 437,144.61 56.00
428,488,114.49 10,464,959,788.66 382,844.06 -
681,195,974.65 16,901,604,489.96 1,162,171.56 11,297.91
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